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DESCRIPTION ASSET CATEGORY MATURITY DATE PAR VALUE ORIGINAL COST AMORTIZED COST MARKET VALUE

FED HOME LN DISCOUNT NT DISCOUNT NOTE 1/30/2020 125,000,000.00        124,614,184.03        124,842,413.20         124,842,413.20        

IBRD DISCOUNT NOTE DISCOUNT NOTE 2/28/2020 200,000,000.00        198,732,500.00        199,455,444.44         199,518,666.00        

IFC DISCOUNT NOTE DISCOUNT NOTE 2/4/2020 100,000,000.00        99,477,375.00          99,839,916.66           99,860,667.00          

BMO TRIPARTY MTGE OVERNIGHT REPURCHASE AGREEMENT 1/2/2020 100,000,000.00        100,000,000.00        100,000,000.00         100,000,000.00        

BMO TRIPARTY MTGE TERM REPURCHASE AGREEMENT 2/6/2020 150,000,000.00        150,000,000.00        150,000,000.00         150,000,000.00        

FED HOME LN DISCOUNT NT DISCOUNT NOTE 1/15/2020 48,665,000.00          48,546,603.46          48,635,400.86           48,635,400.86          

FEDERAL FARM CREDIT BANK DISCOUNT NOTE 10/22/2020 49,710,000.00          49,710,000.00          49,710,000.00           49,715,403.48          

FEDERAL FARM CREDIT BANK DISCOUNT NOTE 1/15/2021 70,000,000.00          69,975,080.00          69,979,049.56           69,998,639.90          

BNP PARIBAS OVERNIGHT REPURCHASE AGREEMENT 1/2/2020 105,000,000.00        105,000,000.00        105,000,000.00         105,000,000.00        

BNP PARIBAS TERM REPURCHASE AGREEMENT 6/22/2020 40,000,000.00          40,000,000.00          40,000,000.00           40,000,000.00          

FED HOME LN DISCOUNT NT DISCOUNT NOTE 1/29/2020 50,000,000.00          49,846,166.67          49,939,333.33           49,939,333.33          

FEDERAL HOME LOAN BANK DISCOUNT NOTE 7/14/2020 100,000,000.00        100,000,000.00        100,000,000.00         100,020,637.00        

FEDERAL HOME LOAN BANK DISCOUNT NOTE 7/30/2020 100,000,000.00        100,000,000.00        100,000,000.00         100,033,772.00        

REPO BANK AMERICA OVERNIGHT REPURCHASE AGREEMENT 1/2/2020 100,000,000.00        100,000,000.00        100,000,000.00         100,000,000.00        

REPO BANK OF AMERICA TERM REPURCHASE AGREEMENT 1/8/2020 250,000,000.00        250,000,000.00        250,000,000.00         250,000,000.00        

REPO BANK OF AMERICA TERM REPURCHASE AGREEMENT 1/9/2020 150,000,000.00        150,000,000.00        150,000,000.00         150,000,000.00        

REPO BANK OF AMERICA TERM REPURCHASE AGREEMENT 4/20/2020 65,000,000.00          65,000,000.00          65,000,000.00           65,000,000.00          

FED FARM CRD DISCOUNT NT DISCOUNT NOTE 8/5/2020 80,000,000.00          78,713,244.44          79,151,288.89           79,151,288.89          

FED FARM CRD DISCOUNT NT DISCOUNT NOTE 8/13/2020 10,000,000.00          9,833,325.00            9,889,375.00             9,889,375.00            

FED FARM CRD DISCOUNT NT DISCOUNT NOTE 8/19/2020 35,000,000.00          34,580,641.67          34,645,158.34           34,645,158.34          

CREDIT AGRICOLE REPO OVERNIGHT REPURCHASE AGREEMENT 1/2/2020 300,000,000.00        300,000,000.00        300,000,000.00         300,000,000.00        

CITIBANK COLLATERALIZED DEPOSIT ACCOUNT 1/1/2020 1,008,567.42            1,008,567.42            1,008,567.42             1,008,567.42            

FED HOME LN DISCOUNT NT DISCOUNT NOTE 1/6/2020 300,000,000.00        298,346,250.00        299,921,250.00         299,921,250.00        

FED HOME LN DISCOUNT NT DISCOUNT NOTE 1/15/2020 181,800,000.00        181,357,700.80        181,689,425.20         181,689,425.20        

FED HOME LN DISCOUNT NT DISCOUNT NOTE 2/27/2020 270,000,000.00        268,818,300.00        269,333,100.00         269,333,100.00        

FED HOME LN DISCOUNT NT DISCOUNT NOTE 3/20/2020 250,000,000.00        247,682,291.67        248,971,354.17         248,971,354.17        

FED FARM CRD DISCOUNT NT DISCOUNT NOTE 6/17/2020 10,000,000.00          9,907,544.44            9,926,733.33             9,926,733.33            

FED HOME LN DISCOUNT NT DISCOUNT NOTE 3/19/2020 85,000,000.00          84,686,633.33          84,709,016.66           84,709,016.66          

FEDERAL FARM CREDIT BANK DISCOUNT NOTE 10/22/2020 54,205,000.00          54,205,000.00          54,205,000.00           54,210,892.08          

IBRD DISCOUNT NOTE DISCOUNT NOTE 2/26/2020 300,000,000.00        298,152,000.00        299,215,999.98         299,303,334.00        

IBRD DISCOUNT NOTE DISCOUNT NOTE 2/24/2020 200,000,000.00        199,118,777.76        199,538,000.00         199,552,444.00        

FED HOME LN DISCOUNT NT DISCOUNT NOTE 1/14/2020 200,000,000.00        199,426,777.78        199,888,777.78         199,888,777.78        

IBRD DISCOUNT NOTE DISCOUNT NOTE 6/11/2020 200,000,000.00        198,391,111.12        198,560,000.00         198,586,778.00        

IFC DISCOUNT NOTE DISCOUNT NOTE 2/14/2020 100,000,000.00        99,447,972.22          99,795,888.88           99,818,444.00          

FED HOME LN DISCOUNT NT DISCOUNT NOTE 1/15/2020 297,000,000.00        296,276,970.00        296,819,242.50         296,819,242.50        

HSBC REPO OVERNIGHT REPURCHASE AGREEMENT 1/2/2020 40,000,000.00          40,000,000.00          40,000,000.00           40,000,000.00          

REPO HSBC OVERNIGHT REPURCHASE AGREEMENT 1/2/2020 430,000,000.00        430,000,000.00        430,000,000.00         430,000,000.00        

REPO HSBC TERM REPURCHASE AGREEMENT 1/3/2020 450,000,000.00        450,000,000.00        450,000,000.00         450,000,000.00        

REPO HSBC TERM REPURCHASE AGREEMENT 1/6/2020 400,000,000.00        400,000,000.00        400,000,000.00         400,000,000.00        

REPO HSBC TERM REPURCHASE AGREEMENT 1/9/2020 300,000,000.00        300,000,000.00        300,000,000.00         300,000,000.00        

METROPOLITAN LIFE INSURANCE TERM REPURCHASE AGREEMENT 1/13/2020 300,002,125.00        300,002,125.00        300,002,125.00         300,002,125.00        

FED FARM CRD DISCOUNT NT DISCOUNT NOTE 6/22/2020 39,000,000.00          38,632,620.00          38,705,755.83           38,705,755.83          

FED HOME LN DISCOUNT NT DISCOUNT NOTE 1/29/2020 100,000,000.00        99,692,333.33          99,878,666.67           99,878,666.67          

FED HOME LN DISCOUNT NT DISCOUNT NOTE 2/18/2020 200,000,000.00        199,533,305.56        199,577,333.34         199,577,333.34        
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FED HOME LN DISCOUNT NT DISCOUNT NOTE 2/21/2020 250,000,000.00        249,007,215.28        249,443,604.17         249,443,604.17        

FED HOME LN DISCOUNT NT DISCOUNT NOTE 4/29/2020 500,000,000.00        495,930,277.78        497,339,027.78         497,339,027.78        

IBRD DISCOUNT NOTE DISCOUNT NOTE 3/13/2020 200,000,000.00        198,477,111.12        199,288,000.00         199,384,666.00        

IBRD DISCOUNT NOTE DISCOUNT NOTE 3/12/2020 200,000,000.00        198,487,000.00        199,297,888.88         199,393,334.00        

IBRD DISCOUNT NOTE DISCOUNT NOTE 5/28/2020 250,000,000.00        247,761,666.65        248,376,111.10         248,397,292.50        

IBRD DISCOUNT NOTE DISCOUNT NOTE 5/29/2020 250,000,000.00        247,750,694.45        248,365,138.90         248,386,390.00        

IBRD DISCOUNT NOTE DISCOUNT NOTE 6/15/2020 300,000,000.00        297,558,166.68        297,772,833.36         297,827,499.00        

IBRD DISCOUNT NOTE DISCOUNT NOTE 1/15/2020 300,000,000.00        296,860,500.00        299,758,500.00         299,836,416.00        

IFC DISCOUNT NOTE DISCOUNT NOTE 1/13/2020 125,000,000.00        124,507,083.33        124,929,583.33         124,942,326.25        

IFC DISCOUNT NOTE DISCOUNT NOTE 1/14/2020 125,000,000.00        124,501,215.28        124,923,715.28         124,937,083.75        

IFC DISCOUNT NOTE DISCOUNT NOTE 2/13/2020 200,000,000.00        198,882,722.24        199,596,277.80         199,645,334.00        

IFC DISCOUNT NOTE DISCOUNT NOTE 2/25/2020 200,000,000.00        199,253,000.00        199,505,000.00         199,544,000.00        

IFC DISCOUNT NOTE DISCOUNT NOTE 1/10/2020 100,000,000.00        99,374,833.34          99,953,500.00           99,966,444.00          

MIZUHO CORPORATE BANK LTD OVERNIGHT REPURCHASE AGREEMENT 1/2/2020 300,000,000.00        300,000,000.00        300,000,000.00         300,000,000.00        

FED HOME LN DISCOUNT NT DISCOUNT NOTE 1/31/2020 211,060,000.00        210,301,591.77        210,789,139.92         210,789,139.92        

FED HOME LN DISCOUNT NT DISCOUNT NOTE 2/19/2020 75,000,000.00          74,702,544.00          74,839,831.38           74,839,831.38          

NORTHERN TRUST CO OVERNIGHT REPURCHASE AGREEMENT 1/2/2020 200,000,000.00        200,000,000.00        200,000,000.00         200,000,000.00        

FEDERAL FARM CREDIT BANK FLOATING RATE NOTE 8/13/2021 100,000,000.00        100,000,000.00        100,000,000.00         99,955,632.00          

FEDERAL FARM CREDIT BANK FLOATING RATE NOTE 8/25/2021 50,000,000.00          50,000,000.00          50,000,000.00           49,972,969.50          

INTL BK FOR RECON + DEV DISCOUNT NOTE 4/24/2020 200,000,000.00        198,853,333.32        198,853,333.32         199,014,388.00        

RBC REPO OVERNIGHT REPURCHASE AGREEMENT 1/2/2020 720,000,000.00        720,000,000.00        720,000,000.00         720,000,000.00        

RBC REPO TERM REPURCHASE AGREEMENT 2/4/2020 284,000,000.00        284,000,000.00        284,000,000.00         284,000,000.00        

BANK OF NOVA SCOTIA OVERNIGHT REPURCHASE AGREEMENT 1/2/2020 320,000,000.00        320,000,000.00        320,000,000.00         320,000,000.00        

FIFTH THIRD BANCORP COLLATERALIZED DEPOSIT ACCOUNT 1/2/2020 338,134.12                338,134.12                338,134.12                338,134.12                

JP MORGAN CO COLLATERALIZED DEPOSIT ACCOUNT 1/1/2020 603,517,608.89        603,517,608.89        603,517,608.89         603,517,608.89        

PNC BANK COLLATERALIZED DEPOSIT ACCOUNT 1/2/2020 555,394,866.00        555,394,866.00        555,394,866.00         555,394,866.00        

PNC BANK NON-COLLATERALIZED BANK DEPOSIT 1/2/2020 304,836,456.00        304,836,456.00        304,836,456.00         304,836,456.00        

REGION BANK USD TIME DEPO COLLATERALIZED DEPOSIT ACCOUNT 1/2/2020 10,641.44                  10,641.44                  10,641.44                  10,641.44                  

SUN TRUST REPO NON-COLLATERALIZED BANK DEPOSIT 1/2/2020 921,017.99                921,017.99                921,017.99                921,017.99                

SYNOVUS BANK GA COLLATERALIZED DEPOSIT ACCOUNT 1/2/2020 150,353,689.00        150,353,689.00        150,353,689.00         150,353,689.00        

SYNOVUS BANK GA NON-COLLATERALIZED BANK DEPOSIT 1/2/2020 204,550,100.00        204,550,100.00        204,550,100.00         204,550,100.00        

WELLS FARGO BANK NON-COLLATERALIZED BANK DEPOSIT 1/2/2020 201,868,247.51        201,868,247.51        201,868,247.51         201,868,247.51        

BBT  SETTLEMENT COLLATERALIZED DEPOSIT ACCOUNT 1/2/2020 406,495,652.15        406,495,652.15        406,495,652.15         406,495,652.15        

BBT DEPOSIT COLLATERALIZED DEPOSIT ACCOUNT 1/2/2020 89,888,663.19          89,888,663.19          89,888,663.19           89,888,663.19          

BBT DEPOSIT COLLATERALIZED DEPOSIT ACCOUNT 1/2/2020 515,000,000.00        515,000,000.00        515,000,000.00         515,000,000.00        

IBRD DISCOUNT NOTE DISCOUNT NOTE 1/6/2020 200,000,000.00        198,912,000.00        199,946,666.68         199,966,444.00        

U.S. BANK CORP COMMERCIAL PAPER 1/1/2020 313,799,063.31        313,799,063.31        313,799,063.31         313,799,063.31        

WELLS FARGO BANK NA OVERNIGHT REPURCHASE AGREEMENT 1/2/2020 250,000,000.00        250,000,000.00        250,000,000.00         250,000,000.00        

WELLS FARGO BANK NA TERM REPURCHASE AGREEMENT 6/1/2020 100,000,000.00        100,000,000.00        100,000,000.00         100,000,000.00        

WELLS FARGO BANK NA TERM REPURCHASE AGREEMENT 6/8/2020 28,000,000.00          28,000,000.00          28,000,000.00           28,000,000.00          

16,321,424,832.02  16,278,810,495.54  16,299,785,908.54   16,300,709,956.83  

UNAUDITED


